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{(57)Abstract:

PROBLEM TQ BE SOLVED: To provide the method for retrieving an
optimum portfolio that has high probability of making a high profit by
presenting the profit and loss simulation result of a variance scenario
and the optimum portfolio.

SOLUTICN: In a setting process, plural variance scenarios of the
market prices are previously and systematically set in regardtoa . -
relevant product. In a simulation process, a set of portfolios to be
retrieved are chosen by performing the profit and loss simulation of
future for every variance scenario by means of a 1st parameter
showing the variance scenario and a 2nd parameter showing the
market characteristic. In an optimization process, an optimum portfolio -
is obtained from a set of portfolios which are chosen in the preceding
process. In a presentation process, the optimum portfolio is presented
together with the profit and loss simulation result in regard to all or
some of variance scenarios.
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